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“Probability Theory and Related Fields” is a journal founded in 1962. The original title was 
“Zeitschrift fir Wahrscheinlichkeitstheorie und verwandte Gebiete.” As of Volume 51, 
1980, the subtitle Probability Theory and Stochastics was added. Beginning with Volume 71, 
1986, the main title was adapted into English. 

The first Managing Editor was L. Schmetterer, who was succeeded by K. Krickeberg in 1971. 
H. Rost became Managing Editor in 1985. 


Copyright 

Submission of a manuscript implies: that the work described has not been published before 
(except in the form of an abstract or as part of a published lecture, review, or thesis); that it is 
not under consideration for publication elsewhere; that its publication has been approved by 
all coauthors, if any, as well as by the responsible authorities at the institute where the work 
has been carried out; that, if and when the manuscript is accepted for publication, the authors 
agree to automatic transfer of the copyright to the publisher; and that the manuscript will not 
be published elsewhere in any language without the consent of the copyright holders. 


All articles published in this journal are protected by copyright, which covers the exclusive 
rights to reproduce and distribute the article (e.g., as offprints), as well as all translation rights. 
No material published in this journal may be reproduced photographically or stored on micro- 
film, in electronic data bases, video disks, etc., without first obtaining written permission from 
the publisher. 


The use of general descriptive names, trade names, trademarks, etc., in this publication, even 
if not specifically identified, does not imply that these names are not protected by the relevant 
laws and regulations. 

While the advice and information in this journal is believed to be true and accurate at the date 
of its going to press, neither the authors, the editors, nor the publisher can accept any legal 


responsibility for any errors or omissions that may be made. The publisher makes no warranty, 
express or implied, with respect to the material contained herein. 


Special regulations for photocopies in the USA. Photocopies may be made for personal or 
in-house use beyond the limitations stipulated under Section 107 or 108 of U.S. Copyright 
Law, provided a fee is paid. This fee is US $0.20 per page, or a minimum of US $1.00 if an arti- 
cle contains fewer than five pages. All fees should be paid to the Copyright Clearance Center, 
Inc., 21 Congress Street, Salem, MA 01970, USA, stating the ISSN 0044-3719, the volume, 
and the first and last page numbers of each article copied. The copyright owner's consent 
does not include copying for general distribution, promotion, new works, or resale. In these 
cases, specific written permission must first be obtained from the publisher. 


Springer-Verlag Berlin Heidelberg New York Tokyo 

Printers: Universitatsdruckerei H. Sturtz AG, D-8700 Wurzburg 
© Springer-Verlag Berlin Heidelberg 1988 

Springer-Verlag GmbH & Co. KG, D-1000 Berlin 33 

Printed in Germany 


| 
= 
ag 


Contents 


Andjel, E.D., Bramson, M.D., Liggett, T.M.: Shocks in the Asymmetric 


Antille, A., Milasevic, P.: A Confidence Interval for the Slope of a Trun- 

Bondesson, L.: A Remarkable Property of Generalized Gamma Convolu- 


Borkar, S.: A Convex Analytic Approach to Markov Decision Processes 583 
Bougerol, P.: Théorémes limite pour les systémes linéaires a coefficients 

Bramson, M.D., s. Andjel, E.D., et al. 
Bryc, W.: Remarks on Properties of Probability Distributions Determined 

Chiyonobu, T., Kusuoka, S.: The Large Deviation Principle for Hypermix- 

ing Processes 
Csérg6, M., Horvath, L.: Rate of Convergence of Transport Processes 


with an Application to Stochastic Differential Equations ...... 379 
Cuesta, J.A., Matran, C.: The Strong Law of Large Numbers for k-Means 

and Best Possible Nets of Banach Valued Random Variables .. . . 523 
Dalang, R.C.: On Infinite Perfect Graphs and Randomized Stopping Points 

Dekking, F.M., Grimmett, G.R.: Superbranching Processes and Projections 

Dobric, V.: The Law of Large Numbers in Locally Convex Spaces . . . 403 
Ferrari, P.A., Goldstein, S.: Microscopic Stationary States for Stochastic 

Griffin, P.S.: Non-Classical Law of the Iterated Logarithm Behaviour for 


Hall, P., Seneta, E.: Products of Independent, Normally Attracted Random 
Hassenforder, C.: Les lois de Cauchy sur les bouts de arbre homogéne 603 
Hitczenko, P.: Comparison of Moments for Tangent Sequences of Random 
Hsing, T., Hiisler, J., Leadbetter, M.R.: On the Exceedance Point Process 
for a Stationary Sequence 
Hisler, J., s. Hsing, T., et al. 
Janssen, A.: Uniform Convergence of Sums of Order Statistics to Stable 
Janssen, A., Reiss, R.-D.: Comparison of Location Models of Weibull 
Type Samples and Extreme Value Processes 


ve 
q 
= 
. 


IV Contents 


Jurek, Z.J.: Random Integral Representations for Classes of Limit Distribu- 
tions Similar to Levy Class Lo 

Kasahara, Y., Maejima, M.: Weighted Sums of I.1.D. Random Variables 
Attracted to Integrals of Stable Processes 

Kazamaki, N.: A New Aspect of L,, in the Speace of BMO-Martingales 113 

Kessler, C.: Markov Type Properties for Mixtures of Probability Measures 253 

Kotelenez, P.: High Density Limit Theorems for Nonlinear Chemical Reac- 
tions with Diffusion 

Krakowiak, W., Szulga, J.: On a p-Stable Multiple Integral. I 

Krakowiak, W., Szulga, J.: On a p-Stable Multiple Integral. II 

Krishnaiah, P.R., s. Yin, Y.Q., et al. 

Kusuoka, S., s. Chiyonobu, T 

Le Gall, F.-F.: Sur une conjecture de M. Kac 

Leadbetter, M.R., s. Hsing, T., et al. 

Lemanczyk, M.: Weakly Isomorphic Transformations That Are Not 
Isomorphic 

Liggett, T.M., s. Andjel, E.D., et al. 

Maejima, M., s. Kasahara, Y. 

Major, P.: On the Tail Behaviour of the Distribution Funktion of Multiple 
Stochastic Integrals 

Matran, C., s. Cuesta, J.A. 

Milasevic, P., s. Antille, A. 

Nguyen, B.G.: Fourier Transform of the Percolation Free Energy ; 

Nualart, D., Pardoux, E.: Stochastic Calculus with Anticipating Integrands 535 

Pardoux, E., s. Nualart, D. 

Ramasubramanian, S.: Hitting of Submanifolds by Diffusions 

Reiss, R.-D., s. Janssen, A. 

Rucinski, A.: When Are Small Pires of a Random Graph Normally 
Distributed? 

Schneller, W.: A Short Proof of Motoo’ s Combinatorial Central Limit 
Theorem Using Stein’s Method 

Seneta, E., s. Hall, P 

Sherwood, H., Taylor, M.D.: Doubly Stochastic Measures with Hairpin 
Support 

Szulga, J., s. Krakowiak, W. 

Szulga, J., s. Krakowiak, W. 

Talagrand, M.: Donsker Classes of Sets 

Talagrand, M.: On Liftings and the Regularization of Stochastic Processes 127 

Taylor, M.D., s. Sherwood, H. 

Thorisson, H.: Future Independent Times and Markov Chains 

Weissman, I.: On the Asymptotic Joint Distribution of an Unbounded 
Number of Sample Extremes 

Yin, Y.Q., Bai, Z.D., Krishnaiah, P.R.: On the Limit of the Largest Eigen- 
value of the Large Dimensional Sample Covariance Matrix 

Zie¢ba, W.: A Note on Conditional Fatou Lemma 


Covered by Zentralblatt fiir Mathematik 
and Current Mathematical Publications 


rads 

| 


7 
| 


